Appendix A
For reference, we give details of the performance of each of the four variants tested in [1] on the complete set of Netlib and CUTEr linear programming test sets. The columns marked n and m give the numbers of variables and general linear constraints, status gives the exit status (0 for success, −10 when the iteration limit is exceeded and −11 when the CPU time limit is reached), and error gives the value of max( P A (x) − x 2 , P B (x) − x 2 ) achieved on termination. A −1 in the columns recording the number of iterations required to achieve the indicated error simply indicates that this accuracy was not achieved. Appendix B
By way of comparison, we give equivalent results for the GALAHAD separable convex quadratic programming package LSQP applied to the same test set-since an objective function is required, x − x 0 2 2 is used. Each run is terminated when primal and dual optimality errors are smaller than 0.00001, and thus in particular the maximum infeasibility is no larger than this value. The column headings are exactly as in Appendix A, except that iterations indicates the number of iterations/factorizations required. The two problems with return status −6 appear to be infeasible. 
